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Total volume of Mortgage Pfandbriefe and the corres  ponding cover pool (hominal amount and present valu e,
in € million)
Cover pool Pfandbrl_efe Overcollateralisation
outstanding
Nominal amount 7,731.3 7,016.1 715.2
Present value 8,288.1 7,219.1 1,068.9
thereof derivatives 195.7 -
Due Date
Proportion of further cover assets 230.6
Risk-adjusted present value* of 800.0
* dynamic method acc. 85 BarWertVO / static method acc. 86 BarWertvVO
Deposits of previous year according to section 28 p ara.
Pfandbriefe L
Cover pool ) Overcollateralisation
. outstanding .
previous year SreviGUS year previous year
Nominal amount 5,641.0 4,714.0 927.0
Present value 5,866.5 4,749.0 1,117.5
thereof derivatives 27.5 7.9
Previous year
Proportion of further cover assets 403.5
Risk-adjusted present value* of 983.3
* dynamic method acc. 85 BarWertVO / static method acc. 86 BarWertvVO
Maturity structure of Mortgage Pfandbriefe and the fixed-interest periods of the corresponding cover p ool (in

€ million)

Fixed-interest periods/maturity structure Cover pool Pfandbrlgfe
outstanding
Up to 1 year 1,101.7 1,052.2
More than 1 year up to 5 years 4,281.4 4,207.8
More than 5 years up to 10 years 2,178.5 1,539.3
More than 10 years 169.7 216.9
Total 7,731.3 7,016.1
Deposits of previous year according to section 28 p ara. 5
Fixed-interest periods/maturity structure Cover pool Pfandbrlgfe
outstanding
Up to 1 year 535.2 417.6
More than 1 year up to 5 years 3,189.2 2,824.2
More than 5 years up to 10 years 1,724.8 1,347.3
More than 10 years 191.8 125.0
Total 5,641.0 4,714.0




Breakdown of covered assets by nhominal values (in € million)

Tranches Cover pool
Up to € 300,000 10.5
More than € 300,000 up to € 5 million 755.4
More than € 5 million 6,965.4
Total 7,731.3

Deposits of previous year according to section 28 p ara. 5

Tranches Cover pool
Up to € 300,000 116.5
More than € 300,000 up to € 5 million 565.7
More than € 5 million 4,958.8
Total 5,641.0

Note: Neither for the reporting period nor for the comparable period last year payments of at least 90 days were
overdue



